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STATE OF CALIFORNIA Biil Lockyer, Treasurer

OFFICE OF THE TREASURER
P. 0. BOX 942809
SACRAMENTO, CA 94209-0001

Date: April 18, 2014
Ta: Pooled Money Investment Board
From: William T. Dowell, Director

Investment Division

Subject: Chapter 783 Quarterly Report

Chapter 783, Statutes of 1995 (SB 564), requires the Treasurer to submit a quarterly
report on the resources of the Pooled Money Investment Account (PMIA) to the
Pooled Money Investment Board (PMIB). This report must be transmitted to the
PMIRB within 30 days of the close of a quarter and must contain the following
information:

1. The type of investment, name of issuer, date of maturity and the par and dollar
amount of each security. investment and money within the treasury (i.e.. the
investment portfolio and demand accounts of the PMIA).

2

The weighted average maturity of the investments within the treasury.

Any funds, investments, or programs, including loans, under the management of
contracted parties.

sl

4. The market value as of the date of the report (quarter-end), and the source of this
valuation for any security within the treasury.

5. A statement of Compliance with the Investment Policy.

The information required by this statute is contained in the two sections following
the cover memo:

Section [ contains: (1) a summary of the PMIA resources, including the investment
portfolio size and average life and the amount of demand account bank balances; and
(2) an analysis of the PMIA investment portfolio by type of investment.

Section Il contains: (1) a summary of market valuations by security type: and (2) a
detailed listing of the PMIA portfolio holdings, including the investment type. name
of issuer, par value, book value, market value and the source of the market value for
each security held in the portfolio at quarter-end.



Compliance with Investment Policy

Pursuant to Chapter 783, Statutes of 1995, I confirm, to the best of my knowledge
and belief, that during the quarter ended March 31, 2014, all investments made on
behalf of the Pooled Money Investment Account complied with the guidelines and
provisions of the “Investment Policy for the Pooled Money Investment Account™ and
there were no funds, investments, or programs, including loans, that were under the

management of contracted parties.

William T. Dowell






POOLED MONEY INVESTMENT ACCOUNT

SUMMARY OF RESOURCES

March 31, 2014

(Dollars in thousands)

Portfolio Amount

Effective Yield 0.230%
Quarter-to-date Yield 0.239%
Year-to-date Yield 0.256%
Average Life (in days) 185

Demand Bank Account Balances

Total PMIA Resources

$ 57,518,771
$ 2,251,436
$ 59,770,207




POOLED MONEY INVESTMENT ACCOUNT

ANALYSISOF THE PORTFOLIO

March 31, 2014

(Dollars in thousands)

Type of Security Amount Per cent
Governments
Bills $ 13,485,141 23.44%
Bonds 0 0.00%
Notes 17,363,685 30.19%
Strips 0 0.00%
Total Governments $ 30,848,826 53.63%
Federal Agency Debentures $ 1,944,221 3.38%
Certificates of Deposit 8,850,017 15.39%
Bank Notes 500,000 0.87%
Bankers Acceptances 0 0.00%
Repurchases 0 0.00%
Federal Agency Discount Notes 1,199,075 2.08%
Time Deposits 4,612,640 8.02%
GNMAs 0 0.00%
Commercial Paper 4,198,404 7.30%
FHLMC / REMICS 131,170 0.23%
Corporate Bonds 0 0.00%
AB 55 Loans 361,711 0.63%
GF Loans 4,722,800 8.21%
NOW Accounts 0 0.00%
Other 149,907 0.26%
Reverse Repurchases 0 0.00%
Total, All Types $ 57,518,771 100.00%







Pooled M oney I nvestment Account

State of California

Market Valuation

03/31/2014

Carrying Cost Plus

Description Accrued | nterest Purch. Fair Value Accrued | nterest

United States Treasury:

Bills $ 13,485,141,238.10 | $ 13,495,650,000.00 NA

Notes $ 17,363,685,393.04 | $ 17,377,558,000.00 | $ 14,372,271.50
Federal Agency:

SBA $ 551,389,934.60 | $ 547,459,655.45 | $ 518,610.96

MBS-REMICs $ 131,169,641.99 | $ 140,815,213.91 | $ 625,830.22

Debentures $ 1,392,831,307.69 | $ 1,392,270,210.00 | $ 1,927,606.06

Debentures FR $ - $ - $ -

Discount Notes $ 1,199,075,083.36 | $ 1,199,896,000.00 NA

GNMA $ - $ - $ -
Supranational Debentures $ 149,906,515.88 | $ 149,775,500.00 | $ 156,597.50
CDs and YCDs FR $ - $ - $ -
Bank Notes $ 500,000,000.00 | $ 499,920,655.01 | $ 115,083.32
CDs and YCDs $ 8,850,016,516.72 | $ 8,847,441,069.69 | $ 4,020,993.06
Commercial Paper $ 4,198,403,930.58 | $ 4,198,506,736.10 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - |$ - $ -
Repurchase Agreements $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,612,640,000.00 | $ 4,612,640,000.00 NA
AB 55 & GF Loans $ 5,084,511,416.02 | $ 5,084,511,416.02 NA
TOTAL $ 57,518,770,977.98 | $ 57,546,444,456.18 | $ 21,736,992.62
Fair Value Including Accrued Interest $ 57,568,181,448.80

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).
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MARKET VALUATION REPORT FOR: 03/31/2014
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2127T96BME T & TREAS BILL 04/ 0372014 o
512796BE8 U 5 TRERS BILL os/o1/2014a 0
912796BJ7 U & TREAS BILL 05/29/2014 o
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912THEANE ' § TREAS RILL 0Rf21/2014 0
912796CA3 U 5 TREAS BILL 03/18/2014 o
9127T96CF4 0 8 TREAS BILL 10/16/2014 0
F12T96CL1 U 5§ TREAS BILL 11/13/2014 ©
912796DR2 U & TREAS BILL 12/11/2014 O
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2127960P1 U 5 TREMS BILL 03/05/201% O
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CITIBARE
CITIBANE
CITIRANE
CITIBANE
CITIBANK
CITIBARE
CITIBANE
CITIRANE
CITIEBANE
CITIBANE
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FAIR WALLE

1,000,000,000,00
2,399,952, 000.00
1,19%, 964, 000,00
699,344, 000,00
999,860, 000.00
999,770, 000. 00
249,743, 500.00
599,808, 000,00
799,664 ,000.00
1,249,312 500.00
795,432, 000,00
B5%,190, 000,00
892,010,000, 00

13,495,650, 000.00
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MARKET VALUATION REPORT FOR: 03/31/2014

CUSIP SECURITY HAME MATURITY RATE PFAR VALUE BOOE VALUE
B12RZRSWL U & TREAS NOTE 05/31/2014  0.250000 1,300,000,000.00 1,399, 918,727.66
912828052 U 5§ TREAS ROTE 06/15/2014  0,750000 800, 00D, 000. 00 800,073,313.92
912628RG7 U 5 TREAS ROTE 09/15/2014  0.250000 2,150,000,000.00 32, 148,421,949 41
91282BTU4 U 5 TREAS WOTE 10/31/2014  ©0.250000 1,600,000,000.00 1,600,445,400.26
912828RV4 U § TREAS NOTE 12f15/2014  0.250000 2,E00,000,000.00 32,597,555,641.68
S12B2BRES U & TREAS MOTE 01/15/3018  0.250000 100,000, 000, 00 100,073,028, 98
S12RIBUKA U & TREAS NOTE 01/31/2018  0.250000 BOO, D00, 000 00 800, 261, 927,52
F1282BUP3 U 5 TREAS NOTE 02/28/2015%  0.250000 400,000, 000. 0O 400,299, 350. 40
012B2BSKT U § TREAS NOTE 03/15/2015  0.375000 500, 000, 000. 00 498,995,917 .78
S12E280TS U & TREAS NOTE 03312015  0.280000 1,200, 000,000.00 1,200,420,026.38
$12RIAUY4 U & TREAS NOTE 04//30/201%  0.125000 00,000, 000, DO 599,418,107.88
F1282BEUS U 5 TREAS NOTE 05/15/201%  0.250000 500,000,000, 00 499,710,072.14
F12MIBVDS I 8§ TREARS NOTE 05/31/2015  0.250000 300,000, 000. 00 299,750, 398.70
912828824 U § THEAS NOTE 06/15/2015  0.375000 1,200,000,000.00 1,199,6498,630.08
S12EZETNZ U 5 TREAS NOTE 07/15/201%  0.250000 100,000, 000. 00 99,841, 868. 16
SLZERBVNT U § TREAS NOTE 07/31/2015  0.250000 100, 000, 000 . 00 499,837,508 92
S1ZRIBVIL U 5 TREAS NOTE 0BS31/201%  ©0,375000 100,000, 000, 00 99,807, 796. 34
912828TTT U & TREAS NOTE 10/15/2015 0. 250000 200, 000, 000 . 00 199, 746, 438 .08
S17RIEWRI U 8 THEAS NOTE 10/31/201%  0.280000 200,000, 000. 00 199,729,948 .54
S1ZAIBAIE U 5 TREAS NOTE 11/30/2015 0 250000 400, 000, 000, 0O 399, 468, T10.94
912828UC2 U & TREAS WOTE 12/15/201%  0.250000 100,000, 000, 0O 99,815,478.58
9128280G3 U & TREAS NOTE 01/15/2016 ©0.375000 100, 000, 000, 00 95,891,289, 90
912E20UM0 U & TREAS NOTE 02/15/2006  0.375000 100, 000, 000, 00 99,902, 254.56
912828057 U 5 TREAS HOTE 0371572016  0.375000 200,000, 000, 00 199,844, 769, 34
912828VL1 U § TREAS MHOTE 07/15/2016  0.625000 100, 000, 000, 00 100,252,479, 66
S1282BRFY U & TREAS KOTE 08/31/2016  1.000000 300,000, 000, 00 913,075,857.94
S12E28RM4 T & TREMS MOTE 10/31/2006  1.000000 &00,000, 000, 00 607, 296, 555. 68
912828A5% ! 5§ TREAS MOTE 12/15/2016  0.62S000 100, 000, 000. 00 99,855, 347 48

018 - TREASURY WOTE 28 17,350,000,000,00 17,363,409, 796,93
Book Value: 17,383, 409,796 932
ALR 275,596,132
Book + AIP: 17,363,685,393.04
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1,300,403,000.00
801,128, 000.00
2,151,763,000.00
i,601,632,000.00
2,602,938,000.00
100,109, 000.00
200, 904, 000.00
400,408, 000,00
501,095,000.00
1,201,308, 000.00
598,980, 000.00
500,545, 000.00
ioQ, 315, 000.00
1,203,096, 0C0.00
108,090, 00000
100, 0920,000.00
100,246, 000.00
189,9%2,000.00
188,954, 000.00
359, 720.000.00
99,894,000.00
100,051, 000.00
99,99&,000.00

199,860,000.00

100,128, 000.00
907, 947, 000, 00
604,.452,000.00
99 &1X7,000.00

1%,397,5%8 . 000.00

1,089, 282.00
1,763, 736.00
248, 303.50
1,679,552.00
1,910, 714.00
£2,486.900
131,488 .00
B&, 956,00
B6,E15.00
B,.106.00
314.916.00
473, 065.00
251,373.00
1,322, B08.00
52,486.00
41,436.00
32, 609.00
230,.770.00
200, 542,00
335, 164.00
T3,4B%.00
T8, 725.00
46,61&.00
34, 646,00
131,2315.00
TE2,615.00
2,519, 340.00
183,723.00

14,372,271.50
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E,608. 95
516, 266,10
130,058.21
79,385,146
281,409.50
322,449 .46
230,706 .94
T52,038.45
555,726, 28
285,220,085
386, 980.79
64,248.80
543,465.07
365,322,186
13B,070.45
210,710.51
533,998.82
646,527.91
V1B, 450,69
783, 125.45
533,059.08
671,350.14
960, 214.00
453,460.17
387,123.45
348,611.23
1,444,735.83
705, 388 .44

1.0032700000
1.0056300000
1.0061500000
1.0085200000
1.0055200000
1. 0056800000
0.9974200000
0.3973800000
1.0035200000
1. 0025800000
1.0014200000
0014200000
L D014B00000
-0015500000
Q016100000
0016100000
LDO1ETOOCO0
0017400000
001000000
2018000000
. 001R600000
. O01RE00000
- DOLB&EDOODD
- 0013300000
- 2012300000
. 3021300000
L 0021300000
-DORXI00000
9995700000
- 9965600000
- 9965200000
- 9966400000
- 9966400000
- 3966700000
- 9966700000
. 9967000000
- 3IGTE0O00DD
- 29ET900000
- 36700000
- 3970300000

2 0 0 8 9 0 8 O 0 0 9 o HHHMBMBEMEAPEBEMBERBREBRB BB

SOURCE

CITIBANE
CITIBARK
CITIBARK
CITIBANK
CITIBANK
CITIBANK
CITIBARNK
CITIBANE
CITIBANK
CITIBANK
CLITIBANE
CITIBANE
CITIBANK
CITIBANE
CITIBANE
CITIBANE
CITIBAKE
CITIBANE
CITIBARE
CITIBANE
CITTRANKE
CITIBANE
CITIBANK
CITIBANKE
CITIBANK
CITIRANK
CITIBARK
CITIBANE
CITIBANK
CITIBARK
CITIBANKE
CITIBANK
CITIBANE
CITIBAREK
CITIBANK
CITIBARK
CITIBAREK
CITIRARE
CITIBARE
CITIBARE

FAIR VALUE
BL, 772,44
117,624.73
268,150.38
ED, 621 .06
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110,995 47
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451,9863.75
385,869,17
147,492.19
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93.84
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£312.76
201 .35
307 .22
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673.47
F48.39
815 .76
556.27
£99.32
1,000.22
472.35
403,25
363,14
1,504.93
T34.78
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MATURITY
10725/ 2024
01,/25/2025
02/25/2025
03/25/2025
04 /25 /2025
04/25 /2025
0525 /2025
08/ 25/2025
1225/ 2025
02/25/202%
08/25/2027
05/25/2027
07/25 /2027
08/25/2027
08,25 /2027
09/25/2027
11/25/2027
11725/ /2027
11/25/2027
1z/2s /2027
01/25/2028
02/25 /2028
0225 /2028
0% /25 /202R
06/25 /2028
ovfas a0z
08 /25,2028
09/25/2028
10/25/2028
11/25/2028
12/25/2028
12/25/2024
n2/25/2029
02/25/2029
04/25,/2029
08/ 25/2029
03/25/2029
09/25/2029
10/35/2029
10/25/2029

OFFICE OF THE STATE TREASURER

0.625000
0. 750000
0.875000
0. 875000
0875000
4.A75000
0. 875000
0.875000
0. 875000
0. B7E200
0. 550000
0.550000
0. 550000
0.550000
0550000
0.550000
©.550000
0.550000
0. 550000
0550000
0. 550000
0. 850000
0. 550000
9.550000
0. 550000
0.550000
0.550000
0.550000
0.550000
0. 550000
0. 550000
0. 550000
0.550000
0.350000
0.S50000
0.550000
0. 550000
0.550000
0.550000
0.850000

1,218,784.80
1,356,180.03
596,335.92
513,100.61
287,502.95
173,294.42
1,378,547.67
755,921.71
2,258,.178.6D
2,918,255, 68
276,769, 07
1,319,496 a8
2,326,124 .04
2,801,916, 25
B,250,537.52
T.040,075. 26
5,153,821.089

03/31/2014

PAR VALUE ROCE VALUE
365,251 44 365,251 .44
1,802,828 94 1,802,928 24
778,206 .52 778, 206.52
2,570,100.91 2,570,100.91
a4z, 490,73 Ba2,490.73
771,341.45 771, 341.45
144,125.07 144,125 07
565,445.25 565,445.25
329,3766.47 329,266.47
281,261.28 251,261.28
222,359.64 222,259,564
200,289 .64 200, 289 64
703,555.23 703,555.23
1,737,667.49 1,737, 667,49
BRE,376.07 886, 376.07
233,13115.52 233,315.52
1,202,361.43 1,202,361.43
6577,015.92 6£77,015.92
1,191,313.39 1,191,313.39
757,602.83 757,602_ 83
1,194,631.73 1.194,631.73
33,578.17 33,578.17
1,086,552, 44 1,086,552.44

1,218, 784.80
1,356,180.03
596,335.92
513, 100,61
287,.502_95
173,294.42
1,378,547.67
755, ¥21.71
2,258, 178 60
2,918, 285 K8
276, 769.0%
1,319,496, 48
2,326,124 04
2,801,916.25
B,250,537.52
7,040,075, 36
5,153, 621.09

9971000000
0004600000
0037000000
- oo4zocoonoo
- 0042000000
L 0042000000
0042100000
0042000000
0042000000
0041900000
LF95T7400000
957400000
L IPSEI00000
L 9955800000
- 9955800000
L IB55200000
L FF54200000
9954200000
L BS54200000
. 9953500000
L 2953100000
2952600000
L B952600000
2050900000
LB50400000
L2949800000
9949300000
9948700000
L B94E100000
LI94TEDDD0OD
9947000000
L9094 7000000
-9945900000
2945900000
9944800000
9542500000
3941900000
2941300000
L 9941300000
9941300000

CITIBANK
CITIBANK
CITIRANE
CITIBANK
CITIBANK
CITIRANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBARE
CITIBANK
CITIBANK
CITIBANK
CITIBARK
CITIBANE
CITIRANK
CITIBANE
CITIBARE
CITIBRRE
CITLRARE
CITIBANE
CITIRANE
CITIBANK
CITIBANE
CITIBARE
CITTRANE
CITIBANE
CITIRANE
CITIBANE
CITIRANE
CITIBRNEK
CITIBANK
CITIBANE
CITIBANE
CITIBANE
CITIBANE
CITIBARNE
CITIBAME
CITIRANK

EAIR VALDE
364,192, 21
1,803,758.29
781,.085.88
1,5680,895.33
B46,029.19
774,881, 08
144, 731.84
567,820.12
330,649.39
253, 314.06
221,312,081
199, 436,41
00,480,679
1,729,987, 00
BEZ,458.29
232,370,217
1,196,854.61
673,915.1%
1,185,857.17
754,087 55
1,187,028.91
33.419.01
1,081,402.18
1,212,800.57
1,349,453.38
£93,342.31
816,490 10
286,028,086
172,385.02
1,371,324 .08
751.915.32
2,246,210.325
2.202,467.82
275,271.75
1,312,212.86
2,313, 748.83
2,785,637.12
8,202,601,90
£,988, 780,12
5,123,369.33

Page® 4

ARCCRUER INT

IB0.47
2,253.68
3,134 .88
3,748,086
1,228.63
1.134 .87

210.18

824.61

4B0.18

166.42

203,74

182 .60

644,23
1,592 85

B1Z.51

213 .87
1,102.16

E20. 60
1,002.04

E94 . 47T
1.085.08

30.78

286,01
1,127.22
1,243.17

546,64

470 .24

Z263.54

158,85
1,363,867

692.93
2,070.00
2,675.07

253.70
1,209.54
2,132 28
Z.568.492
7,562.99
6. 453 .40
4,724 .15



CUSIP

BI164HACT
BIIEQHETS
BRILG4AHEN4
BI1E4TAG]L
BI1EATAGE
BI164JAED
BILE4IBAT
BI1E4IC07
BIVG4AICR]L
8ILE4TEED
B3164JES]
BILELTGHO
BIVELIGHT
BANLE4THE2
BIVG4JELS
B3 LEAIMWI
RILG4INEZ
BATE4JEND
EI1BAIPET
B11G4TFWND
BE3164J058
BEI1540MLT
B31E400M
BI1E4TRWE
BE1164J5C)
B1164J5Z0
BI164JTEZS
BI1G4TWEE
8316 4.IHIE
BALG4THRT
BI164J2A3
AI1RATERS
BILE4IIYO
BANELIETL
B3164J5L6
BILE4TTGS
FILG4KAKS
BANE4KBEIL
RITGEAKDG 2
BI1E4KERD

SECURITY MARME

SRR POOL E507119
S5BA POOL #507149
SRA POOL #507162
SHA POOL 4507207
58A POOL #507215
SBA POOL #507231
SBA PODL #S07259
SRA POOL BS07279
SRR POOL FB07293
SBA POOL #507333
SBA POOL BS07345%
SBA POOL BS07405
SRA POOL #S07421
SRR POOL BSO0T455
58h POOL H5074%9
5RA POOL #507573
SRA PODL ASOTSRY
SBp POOL BS07507
EEA POOL RS07622
SBA POOL 507637
SBA POOL BS0TEES
SHA POOL 507563
BEA POOL RS076GR
SHA POOL 507701
SBA POOL BSOT71S
5BA POOL E507736
SBh POOL #50TT6E
SHA POOL 507842
SBA POOL 507853
SRR PODL #SOTATA
SBA POOL #50796%
SBA POOL H507961
SHA POOL #50B015
EBA POOL #50804%
EBA PODL 508051
SBA POOL HS50B0%S5
SBA POOL HSO0BLL1D
5Bp POOL #508141
SRR POOL #508223
SHA POOL W508244
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MARKET VALUATION REPORT FOR: 03/31/2014

MATURITY
01/25/2030
D1/25,/2030
o2f2e /3030
03/25/2030
03/25/2030
05/25/2030
05/25/2030
05/ 252020
06/ 252030
06/25/2030
07/2%/2030
o8/25/2030
09/28 /72020
09/25,/2030
10/25/2030
o1/25/2031
01/28/2031
02/25/2031
0242572031
03/25/2031
03/25/2031
04/25/2031
04/25 2031
05/25/2031
05/25/2031
06/25/2031
07/25/2031
0%/25/2031
09/25/2031
10/25/2031
01f25/2032
0Lf25/2032
0zf2s5/2032
04/25/2032
04 f25/2032
05/25/2032
oT/f25/2032
0B/ 25,/2032
09/35/2032
11/28 /2032

0. 550000
0. 550000
0. 550p00
0. 550000
0. S50000
0.550000
0. 550000
0. 550000
0, 550000
0. 550000
0.550000
0.550000
0. 550000
0.550000
0. 550000
0.550000
0.550000
0.550000
0575000
0.575000
0.575000
0.550000
O.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0. .875000
0.575000
0. 575000
0.575000
0. 575000
0. 575000
0. 800000

T,363,405.02
5,487,136.09
2,978,599.24
3,443,093.18
4,72%,673.93
3,4249,405.40
T.161, 324,592
2,919,467, 96
1,853,791.68
£,379,127.63
4,537,821.29
4,997,287.97
1,791,230.32
3,785,843.28
3,193,337.20
5,B21,088.80
6,421,229 ,08
5,599,563.19
3,300,361.584
5,792,688.63
£,329,071.98
8,174,342.03
4,281,076.20
31,094,132.13
2.492,986.92
2.724,403.67
2,661,705.93
3,257,619.85
B,387,969 32
2,574,457.50
14,320,336_11
5.641,202.0%
4,416,464 .30
1,917,1008.16
5,713,357.55
6,633,200.19%
3,508,764.42
3,928,228 .26
£,017,208 .08
3,631,%11.27

BOOX VALUE

T.363,405.02
E,487,136.00
2,978,599.24
3,443,093.18
4,72%,673.93
3,424,405.40
T.,161,324.52
2,919,467.96
3,853,791 68
6,379,127 63
4,537,821.29
4,997,287.97
1,791,230.32
3,785,843.28
3,193,337.20
5,821,088 80
6,421,329.08
5,599,563.19
3,300,361.54
5.,792,6R8.63
6,329,071.98
#,174,342.03
4,283,076.20
3,094,132.13
2,492,986.92
2,724.,403.67
Z,661,705.93
3,257,619.85
A,387,969.32
2,574,457.50
14,320,326.11
5.641.282.05
4,416,464.30
1,817,108 36
5,713,357.55
5.533,200.19
3,508,764.42
3,828,228 26
6,037,208 06
3,631,911.27

0. 9939800000
0.9933500000
0.93%38200000
0, 9937800000
0. 993700000
0, 9336600000
0,9936600000
0. 9936600000
0.993&000000
0.99235000000
0, 9335300000
0.9934700000
0.9934100000
0.9934100000
0.9333500000
0.9932600000
0.9932600000
0.3332400000
0.9941900000
0.9941800000
0. 3941800000
0.9932100000
0.9941800000
0. 9941700000
0.9941700000
0.9941600000
0.9941600000
0.9941500000
0. 5841500000
0.9%41400000
0.9941200000
0.9941200000
0.5941200000
0.9941100000
0.9941100000
0.9941000000
0.9940500000
0.9940200000
0.9340800000
09552200000

CITIBARK
CITIBARE
CITIBANE
CITIBANE
CITIBMRE
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIRBARK
CITIBANK
CITIBANE
CITIBANE
CITIRANE
CITIBANE
CITIBANE
CITIBANK
CITIBARE
CITIBANK
CITIBANK
CITIBARE
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANKE
CITIBANE
CITIRANK
CITIRARK
CITIBANK
CITIBARK
CITIBANK
CITIRANEK
CITIBARE
CITIBANK
CITIBARE
CITIBANE
CITIBARK
CITIBARK
CITIBANE

7. H1E, 56, 42
5,453,938, 53
2.950,400, 00
3.421.677.14
4,696, 780,24
3.402, 694,67
7,115,922.12
2,900,958.53
3,829,197.41
6.338,301.21
4,508,461 59
q,764,655.68
1,779,426.11
1,760, 894,57
3,172,101.51
5,7E1,854.66
&, 377,950, 00
£.561,710.14
3,290,134.15
£, 788,975, 18
6,252,236.78
8,118,838 .55
4.258,146.70
1,076,093.34
2,478,452 B1
2,708.423.1%
2.646,161,57
3,238, 562,77
8,318,899, 70
2.559,.371.18

14,236,122.59
5, 608,111.31
4,390,495, 439
1,%05,817.59
5.679.705.87
6,594, 064,31
3,488,027 .62
1,905, 012,43
£,001,467.79
1,614,850.72

Paged &

RICRUET INT

6,749.79
£.025.87
2,730.38
1.18£.17
4,371.87
2,132.04
6,564.55
2,676.18
1,532 84
5,647.53
4,159.67
4,580.85
1.E41.96
3,4T0.26
2,927.23
5,336.00
5,886.13
2,132 .83
3,171.47
2.551.33
6,065.36
7,493,135
4,104.61
2,965.21
2.389.11
2,610.89
2,550.80
3,121.89
B.038.47
2,467.19%
13,723 .68
5,406.23
4,232 .44
1,837.22
B, 475,30
6,356.82
3,362.57
3,764.55
5,785 .66
3,631.91




CUSIP

BI164KFHE SBA
BI1E4KGMI SEA
BILG4XHED ZRA
BI1E4KIWYA EBA
B1164KMM1 SBA
EI164KFVE SBA
E3164ES38 SBA
BI1RAKLIGE SBA
B1164EVEG SBA
B1164KWND SRR
BI164KXE1 SBA
A3164KEF2 SBA
83164E601 ZBA
BI164LAGE SBA
B1164LCEY ERA
A3164LEAS SBA
BIVG4LFIS SBA
RILEALICE SBA
BI164LGK]L BBA
EI1G4LLOYT SRA
EI1641LMEL SRA
BI1E4LIVD SBA
BI164LFT2 SBHA

Book Value:
AIFP H
Baok + AIP:

SECURLITY MAME

POOL RS0A273
FOOL BSDE304
POOL #S0B355
POOL 8508377
POOL B50R496
POOL RS0R536
POOL ASODBE3R
FOOL 8508683
POOL ASOBR7ILR
POOL #S08753
POOL #50B803
POOL B50B842
PODL 5DE979
. H509007
POOL HS09069%
POOL 509129
POOL #S09167
POOL BS09259
POOL BE09202
POOL BS09335
POOL. BS093R3
POOL B5D9404
POOL B5024234

551,389,924,
0.
551,389,934,

FR
FR
FR

FR
FR
FR

45322223

-
=

33

&0
on
&0

060 -

MAREKET WALUATION REPORT FOR:

MATURITY

12/25F2032
03/25/2033
03/25/72033
04 /2572033
07/25/2033
09/25/2033
01/25/2034
0625 /2034
08/25/2034
1172672034
02/2572035
02/25/2035
0L/25/2036
03/35/2036
05f25/2036
OBS25/2036
0Lf25/2037
o1f25/2037
042 /25/2037
10252037
06 f25/2038
08/25/2038
11/25/2038

SBA POOL

OFFICE OF THE STATE TREASURER

RATE
0. 600000
06500000
0. 600000
0. 625000
0.625000
0. 8T5000
1.2375000
1.250000
1. 000000
0.8725000
0. 850000
0. 750000
0.525000
0.525000
0525000
0.500000
0.500000
0.500000
0.525000
0.250000
0.275000
0.350000
0.400000

143

PAR VALUE

3,419,820.01
4,853,575.73
5,921,656.28
T.572,871.18
®,757,650.06
9,409,107.44
B,227,332.62
T.037,070.35
T.824,508.08
6, 064,908.19
9,.699,053.9]1
9,430,204.59
16,041,767 .96
10, 344, 908,53
12,838,392 54
13,203,579.40
10,341,590.46
15,259,511.97
10,860,305 36
14,394,9082.66
26,828 416 .48
45,699,661 B3
17,775,780 26

551,389, 934.60

033172014

3,419,820.01
4,853,575,73
5,92)1,656.28
7,572,871.15
9,757,650, 06
%,409,107.44
B,227,332.62
7,037,070,35
7,824 ,508.08
6.064,908.19
9,.699,053.91
2,430,204 .59
16,041,767.96
10,344,908.53
12,838,392 .54
13,203,579.40
10,241,990, 496
15,259,511.97
10,860,308 36
14,354,982 .66
26,825 416.48
45,639,661 .81
17,775,780 .26

551,389,934 60

0.9952200000
0.9952400000
0.9952400000
0.9964300000
0.9964800000
0. 9983300000
1.0350600000
1.02959500000
1.0131800000
1.0102100000
1.00B2100000
1.0034400000
0.9909500000
0.9303100000
0.9908800000
0. 9894200000
0.98923200000
0. 9893300000
0.330T500000
0.9739300000
0.9751400000
0.9726200000
0.9827200000

CITIBARK
CITIBANK
CITIBARK
CITIBARE
CITIBAKK
CITIRANK
CITIBARE
CITIBANEK
CITIRANE
CITIRANE
CITIBANE
CITIBANE
CITIBARE
CITIBANE
CITIBANK
CITIBANK
CITIBANE
CITIRANY
CITIBEANE
CITIBANE
CITIBANKE
CITIBANE
CITIBANK

FAIR VALUE
3,403,473,27
4,830,472.71
5,895,458 68
7,545.836.¢01
9,723,303.13
9,399,604 .24
B,515,782.90
7,247,830.61
7,827,635.10
€,1326,827.87
9,785,472.48
9,462,5644.49

15,896,589, 98
10,350,873.31
12,721,306.40
13,063,885,53
10,231,641.42
18,096,692, 98
10,759, 847.54
14,019,705 46
26,158.556.11
44,771,501.70
17,468,614 .78

547,459,655.45

Panell 6

ACCRUED INT
3,41%.82
4,853.58
E.923 .66
7.888.41
10,164.22
10,585.25
18,854 30
14,660.56
13, 040.8B5
6,44 .E5
13,740.33
11,787.768
14,036 .58
9,051.79
11,232,539
11,002,998
8,618,332
12,716.26
9,502.77
£.997.91
12.294.99
26,658,114
11,850.52

S518,610D.96
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MARKET VALUATION REPORT FOR: 03/31/2014 Fagelf 7
cusIp BECURITY HAME MATURITY RATE PAR VALUE BOOKE VALUE CURRENT WVALUE PRICE VWAL ACCRUED SOURCE FAIR VALUE ACCRUED INT
ILISMLEPT FHMA MO SER 2005-9% CLAS 08/35/203% £.218100 333,159, 000.00 47,080, ,883.81 47,080, 883.8]1 1.8630800000 5.2345% CITIBANK £2,051,216.77 205,386.43
JLIPELUKY FHMAR CHO SER 2006-105 CLA 09/325/2036 6. 000000 177,000, pOD. OO 34,487,71B.72 i4,487,718.72 1.0630960000 6. 0000% CITIBRNE 35,870,682.13 172,.438.59
I1IPEXNES FNMA COHO SER 2007-23 CLAS 08/215/2037 6. 000000 198,330, 000 . 00 49,601,039.46 49,601,039.46 1.0BE5360000 §.0000% CITIRANE 53,893,315.01 248,005.20

058 - FHMAR CMO 3 1,108,489,000.00 131,169 ,641.99 . 140,815,213.91 6325,830.22
Book Valus: 131,169,541.9%
AIP i 0.00

Book &« AIP: 131,169, 641.59



http:131,169,641.99
http:131,169,641.99
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MARKET VALUATION REFORT FOR: 03/31/2014 Pagef &
CUsIP SECURLTY MAME MATURITY RATE FAR VALUE BOOK VALUE PRICE WAL ACCRUED SDURCE FAIR VALUE ACCRUED INT
11355MHES FMMA DEB 03/15/2016 5. 000000 200, 000, 000. 0D 217,994, 16000 1. 08870000 0.00222222 CITIBANE 217,758, 000.00 d44, 444 .40
012 - FHMA DEB 1 200, 000, 000. 00 217,994, 160.00 217,758 ,000.00 444 ;444 .40
Book value: 217,994, 160.00
AIP 2 0.00

Book + RIP: 217,9%4,160,00
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MARKET VALUATION REPORT FODH:

CUSTP SECURITY HAME MATURITY

__________________________________ - el s

313373JR4 FHLA
313383IMM0 FHLA
3133834C]1 FHLB
I1I0A0NSS FHLB
1I0A0BEML FHLB
1130A0HED FHLB
A120A0MAR0 FHLE
A130A1DMT FHLB
113175RNY FHLB

05 /28 /2014
06 /20/2014
062372014
07/17/2014
11/12/2014
12/19/2014
01/15 /2015
03/12/2015
03/11/2016

623 - FHLE DER

Book Walwe: 1,049,474,138.08

A1P

21,874.248

Book « AIP: 1,049,496,013.06

RATE
1.375000
0.125000
0. 140000
0.100000
0.125000
0.125000
0170000
0.150000
1.000000

03/3L 2014
PAR VALUE BOOE VALUE
194,000, 000. 00 194,382,293 .47
50,000, 000, 00 49,995,373.63
150,000, 000, 0O 149,593,183.10
250, 000, 000. 00 280, 000, 000, 00
100, 000, 000, 00 99,976,930, 38

50,000, 000,
100,000, 000,
50,000, 000,
100,000, 000,

1,048,000,000,

oo
oo

49,979,414 .29
100, 000, 000,00
49,994,313.19
101,182, 630.02

1,049, 474,130.08

PRICE
1.0020200000
1.0001100000
1.0001200000
1. 0000700000
0., 99393800000
0.9998300000
1.0002300000
0.9997200000
1.0079T00000

VAL ACCRUED

0.0D863722
0.00034722
0.00038111
0.00D205EE
0.00048264
0.00D35069
0.00035809
0.00007500
0.00055556

CITIBANE
CITIRANE
CITIBANK
CITIBANK
CITIBANK
CITIRANK
CITIBANK
CITTBANK
CITIBARK

FAIR VALUE

198,399,960,
50,005,500,
150,019,500.
250,017,500.
92,998,000,
4% ,991,500.
100,023, 000.
49,586,000,
100,727,000,

on

1,049,237, 960,

o

930,18E.
17.3861.
57.16E.
51,390,

48, 264

17,534.
&, BEY.
3,780,
55, 556.

1,217,095,

]



CUsIP

Book Value:
AlP
Book « RIP:

SECURITY HAME

TrmEEEramEE e

313TEACYY FHLMC DEB

QFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 03/31/2014

MATURITY

11/25/2014

SITETTL

007 - FHLMC DEB
100,340,870, 74
¢.00
100, 340, 870, T4

RATE

0.750000

1

PAR VALUE

100,000, 000.00

100, 000, 000. 00

BOOE VALUE

100,340,870.74

100, 340,870.74

PRICE VAL ACCRUED

1.0027700000

ammmTmEEE-.

0. 00262500

Page# 10

SOURCE FAIR VALUE ACCRUED INT
CITIANK  100,277,000.00  262,500.00
" 100.217,000.00  262,500.00



3133EDGRE2 FFCH DER

Book Value: 25,000,000.00
AIP i 261 .89
Book + AIP: 25,000,363.48%

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: ©03/31/2014

MATURITY RATE

06 /0472015 0.1%0000

005 = FFCR DEER 1

25,000, 000. 00

25,000, 000. 00

BOOKE VALDE

25,000, 200,00

25, 000, 000 .00

FRICE

0.59998300000

VAL RCCRUED SOURCE

D.000R4250

CITIBANK

24,997,350.00

Faged 11

i,562.50



OFFICE OF THE STATE TREASURER

MAREET VALUATION REPORT FOR: 03/31/2014 Fage# 12
CUSIP BECURITY MAME MATURTTY RATE PAR VALUE BOOK VALUE PRICE VAL ACCRUED SOURCE FAIR VALUE ACCRUED INT
459050HT9 TBRD DER 08/24/2015%  0.375000 100,000, D00, 00 99,979, 140, 88 1.0006000000 0.0003B542 CITIEANK 100, 060, 000,00 38,542.00
45950VCPY IFC DER 11/15/2016  0O.625000 50, 000, 000. 00 49,927,375, 00 0.9943100000 0,.00236111 CITIBAME 49,715,500, 00 118, 055,50
110 - SUPRANAT'L DEB 2 150, 000, D0O. 00 14%, 906,515 .88 14%,775,.500.00 156,597.50
Book Value: 149,906,515.88
AIF : 0.0o0

Book + AIP: 149,906,515 . 88


http:100,060,000.00

OFFICE OF THE STATE TREASURER

MAREET
CUSIP SECURITY HAME MATURITY RATE
waems puve o8 0s/28/2014 0000000
313397YLS FHLMC DN 06/2% /2014 O, 000000
048 - FHLMC DN 2

Book Value: 199,576,583 .36
AIP B 0.a0
Book + AILF: 199 576,583,356

100,000, 000,00
300,000,000, 00

400,000, 000. 00

VALUATION REPORT FOR: 03/3172014

BOOK VALUE

9%, 907, 000. 00
299,669,583 .36

199,576,583, 36

FRICE

0.9993500000
0. 99939300000

SOURCE

CITTBARK
CITIBARK

Page# 13

FATIR VALUE
99,995,000.00
259,979, 000.00

T LT T T T T

399,974 ,000.00


http:299,979,000.00
http:669,583.36
http:000,000.00
http:99,995,000.00
http:100,000,000.00

A59053XTR
459053¥L2
459053YD2
4590832T4

IBRD
IARD
IBRD
IBRD

Book Value:
ALP H
Book + AIP:

799,498,500,
0,
799,498, 500.

o¢
on
en

108 -

OFFICE OF THE STATE TREASURER

MAREET VALUATION REPORT FOR: 03/31/2014

05/28/2014
06/23/2014
07/01/2014
07/ 2472014

IBRD DN

0.000000
o. 000000
o. 000900
0. 000000

4

100, 000, 00D . 00
109, 000, 600 . 00
400, 000, GEO0. DO
200, 000, 000, 00

800,000, 000.00

99,891,500.00
99,8R1,388.88
3199,827,722.24
199,897,888 8A

T93,498,500.00

0.9989500000
0.9959380000
0.9393000000
0.9998700000

SOURCE

CITIBANK
CITIBANE
CITIBANK
CITIBANK

Pasel 14

98,935 000 .00
99,993, 000.00
399,960,000 .00
199, 974, 000.60

799,922, 000,00


http:799,498,500.00

CUSIF

NE05IWEGS BOFA

SECURITY NAME

BN

D606IWEFS BOFAR BN

605 W P
DROSIWEO2E BOFA

BOFA BN

D6052WENL BOFA BN

Book Value:
AIP
Book « AIP:

500, 000, 000, 00
o.00
500, 000, 000, 00

MAREET VALUATION REPORT FOR:

MATURITY

05/30/2014
06/23/2014
06/30/2014
ovfoLfao14
07/01/2014

o076 -

OFFICE OF THE STATE TREASURER

ISSUED

01/28/2014
03/05/2014
02/20/2014
0z2/20/2014
03/06/2014

BMRNE ROTE

RATE
0.21000
0. 20000
o0.22000
0. 22000
0. 20000

03/31/2014

PAE VALLIFE

100, 000, 000, 00
100,000,000,00
100,000, 000.00
100,000, 000.00
100, 000,000,00

00, 000, 000, 00

BOOK VALUE

EEmmErsrEETEs e

100,000,000, 00
100,000,000, 00
100, 000, 000, 00
100, 000, 000, 00
100, 000, 000, 00

500, 000, 000 .00

INDEX RATE
0.2100
0.2600
0.3000
0.3p00
0.3000

999998736
. B988ELES59T
L9R9T995667
9997977458
-999T473041

99,999, 987.36
99,986, 165.97
99,979,996.67
29,979,774.58
99,974, 730.43

4929,920,655.01

Fagell

36,750,
15, 000,
24,444,
24, 444,
14, 444

115,083,

15

o0
o0
a4
14
44

iz



OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 03/21/2014 Fagef 16

CUSIP EECIRITY MAME MATURITY ISSUED RATE ERR VALUE BOOK VALUE INDEX RATE PRICE SOURCE FAIR WALUE ACCRUED INT
06426GCVT BOWEST CD g4/01/2014 12/12/2013  0.18000 100, 000, 000,00 100, 000, 000. 00 0.1500 1.0000000000 BOFA/SML 100,000, 000. 00 85, 000.00
064 2EGDRS BOWEST CD 04/01/2014  03/14/2014  ©0.11000 100, 000, 000,00 100, 000, 00T . 00 0. 1500 1.0080000000 BOFASML 100, 000, 000. 00 £,500.00
DEAZEGDEY BOWEST OD 04/01/2014 03/17/2014  ©.10000 100, 000, 000, 0O 100, 000, 000 . 00 0.1500 1.0000000000 BOFA/SML 100, 000, 000, D0 4,166 .67
FP526IIL] UNIONBANK CD 401 2014 1251372013 0. 20000 100, 000, 000, 00 100, 000, 000, 00 0. 1500 1.0000000000 BOFASML 100, 000, 000,00 57,222.232
SOSRETLAZ UNIONBANK CD 04/01/2014 037142014  0.02000 100,000, 000. 00 100, 000, 000. 00 €.1500 1.0000000000 BOFA/ML 100, 000, 00C. DO 4,500.00
SH5269LD6 UNIONBANK CD oafo1/2004 031772014 0. 08000 100, 000, 000,00 100, 000, 000, 00 0.1500 1.0000000000 BOFAR/ML 100, 000, 000 . 00 3,332.33
D6426GDT1 BOWEST CD 05/02/2014 03/24/2014 ©0.10000 100, 000, 800,00 100, 00O, 000 . 0D 0.2100 0.9999052509 BOFA/ML 99,990,529, 09 2.222.22
S05269LHT UNIONBANK CD 05/02/2014 032172014  0.10000 100, 000, 000,00 100, 0O0, 000. 00 0.2100 0.99990528%94 BOFA/ML 99,990,526.94 3,055.56
0SZEOLED UNIONBANK CD 05/02/2014 03/25/2014  0.02000 100, 000, 000.00 100, 000, 0OO. 00 0.2100 0.909E06E022 BOFR/ML 99,080, £6E6. 32 1,750,00
9497P653% WELLS FGO CD 05/28/2014 11 05/2013 Q.20000 100, 000, 000,00 1900, 000, 000,00 0. 2200 08895835005 BOEA ML 99,998,390, 05 81,666,567
E9112T466 TORONTO YCD 05/30/2014 03/25/2014  0.13000 100, 000, 000, 00 100, D00, 000 . 00 0. 2100 0.9938685253 BOFA/ML 99, 986,892.53 2,527.78
16144RUD3 CHASE USA CD 06/23/2014 1053172013 0. 28000 200, 000, 000, 00 200, 000, 000, 00 0. 2600 1.0000453752 BOFA/ML 200,009, 075. 04 236,444,494
J497PE5H4 WELLS FOO D 06/23/2014 03/05/2014  0.14000 100, 000, 000. 00 100, 000, 000. 00 0.2600 0.9997234362 BOFA/ML 99,972,343.62 10, S00.00
06426CDF1 BOWEST CD C7/17/2014 01/15/2014 0.20000 100, 000, 000,00 100, 000, 000. 00 0. 3000 0.9937026654 BOFASML 99,970, 266 . 64 42,222 .22
S4STPE4ARE WELLS FOO OO 08/01f2014 02/285/2014  0.20000 100, 600, 000. 90 100, 000, 000 . 08 0. 3400 0. B9ALISETTE  BOFA/ML 99,952, 587.78 19, 444,44
1T304USKT CITIBANE CD 08/27/3014 03/26/2014  0.20000 100, 000, 000 .00 100, 000, 000. 00 0.32400 0.9994252013 BOFA/ML 99,942,520.13 3,333.32
173040810 CITIBANE CD 08 /29/2004 03/25/2014  0.20000 100, 000, 000,00 100, 000, 000 . 00 0.3800 0.5992511241 BOFA/ML 99,925,112.41 3,808,889
9497PE4APD WELLS FGO CD 08/29/2014 02/20/2014  0.21000 200,000, 600,00 200, 000, 000 . 00 0. 3800 0.9992924176  BOFA/ML 199,856, 483 .52 4B, BEE. 6T
17304USTE CITIRANE CD f9/0z/2014 03/28/2014  0.20000 100, 600, 000, 90 100, 000, 90000 0. 3800 0.9992312136 BOFA/ML 55,923,121, 346 2. 82 .32
16144RUH4 CHASE USA CD 09/26/2014  12/30/2013 . 30000 ioo, 400, 000,00 100, 000, 000, 00 . 3800 0.9996037485 BOFAJHL 99, 9E60,374.85 76,666, BT
16144RUJ0 CHASE USA CD 03/26/2014  12/31/2013  0.30000 200,000, 000,00 200, 000, 000. 00 0. 3800 0.9996037641 BOFA/ML 199, 920.752.82 151, 666.67
002 - CD DOMESTIC 21 2,400,000,000.00 2,400,000, 000.00 2,399,390, 547.00 814, 00080
Book Value: 2,400,000,000.00
ATF ; 0.00
Book « AIP: 2,400,000,000.00




D5IGEBGPY
DSIGERKD2
DE41TFTAZ
DE41TFTFL
0641 THBWS
CS41THCED
DES3ABGID2
D653RG4KS
065360458
13606YY26
6IZ5ITWCH
ESECAECT]
65558EVDR
BI051HTLD
83051HTUO
BESEZLWMD
BESE2UYDE
B656IUYE2
BESERCZ06
BE9SACIER
BERSBCET2
B91123TY¥YDO
6E53IBG5YY
BESE2UYRT
6555BEEBT
1360EYYXA
DE3G6BLEPD
ESECQENTE
63253TVE]L
TROOSMNYR
E3I25ITHI]
65602MTRY
OEIEERMED
D525 IWETA
05252WG11
D63IGEBMAI
0641 THHFG
13606¥YF42
13606YLIS
202T1EKFS

SECURLITY HAME

MONTREML ¥CD
MONTREAL YO
SCOTIA ¥YOD
SCOTIA ¥CD
SCOTIA ¥CD
SCOTTA YCD
TCEYD MIT YOD
TOEYO-MIT YCD
TOEYO-MIT YCD
CIBC ¥CD

HAT AUB YCI}
HORDER YCD
RORDEAR Y(CD

ZE BANKEN YCD
5E PBANKEN YCD
SUMITOMD ¥CD
SUMITOMD ¥YCD
SUMITOMD ¥YCD
SVENSER YCD
SVENSKA YCD
SVENZKA YCD
TORONTO ¥CD
TOKYO-MIT YCD
SUMITOMS YOD
NORDER YD
CIBC ¥CD
MOMTREAL ¥CD
RORDEAR ¥CD
BAT AUB YCD
RA CANADA YD
HAT AUR YCD
BORIRCHUEK YCD
MONTREAL YOI
ANEZ ¥YCD

ANZ YOD
MONTREAL YCD
SCOTIA ¥CD
CIBC ¥CD»
CIBC ¥CI»

CB AUS ¥CD

MARKET VALUATION REPORT FOR:

MATURITY
04,01 /2014
D4/01/2014
04,/01/2014
o401 /2014
04/01/2014
04/01/2014
04,/01/2014
0401 /2014
0401 /2014
04/01/2014
04/01/2014
04/01 /2014
0401 /2014
04/ 01/2014
04/01/2014
04,01 /2014
04/01 /2014
04/01/2014
04701/ 2014
04,01 /2014
04/01 /2014
04/01/2014
04,/02/2014
n4f02/2014
04/08 /2014
D4/28/2014
05/02/2014
05/02/2014
05/28,/2014
05 /28/2014
05/30,/2014
65/30/2014
06 /02/2014
06 /23/2014
0F /2372014
06/23/2014
96/23/2014
06/23/2014
O6 2372014
06/21/2014

QFFICE OF THE STATE TREASURER

02726 /2014
03/17/2014
11/05/2013
11/06/2013
12/12/2013
12724 /2013
03/06/2014
03/14 /2014
03f1%/2014
01/17/2014
12/31/2013
03/17/2014
12/12/2013
12/19/2013
12/30/2012
03/06 /2014
03/13/2014
03/14/2014
12/26/2013
01/09/2014
i2/16/2013
12/20/2013
03/2a/2014
03/17/2014
03/27/2014
042572011
03/24/2014
01/22/2014
0B/f27/2013
oB/f22/2013
01/17/2014
03/26/2014
03/28/2014
12/20/2013
12/26/2013
03/27/2014
03/24/2014
oB/f22 /2013
09/24/2013
12/20/2013

0.11000
0. 06000
0.19000
019000
0. 16000
0.15000
014000
0. 12000
0.12000
0. 0BODD
0. 13000
0.07000
C.1B000
. 17000
0. 16000
¢ 15000
¢. 14000
o 13000
. 17000
0. 15500
0.15500
9.10000
0. 11000
@.13000
. 0T000
0. 30000
. 10000
©.15000
o, 24000
°.21000
0.15000
. 1E000
0.15000
0. 17500
9.17500
o.15000
O.15000
0.23000
0. 21000
0.18000

03/31/2014

PAR VALUE

100, 000, 000. 00
100,000, 000 . 00
200, 000, 000.00
20, 000, 000 .00
1400, 000, 000 . DO
50, 000, 000. 00
100, 000, 000, 00
150, 000, 000. D0
100, 000, 000.00
140, 000, 000. 00
100, 000, 000.00
100, 000,000,008
100, 000, 000. 00
100, 000, 000, 00
100, 000, 000,00
100,000, 000, DO
150, 000, 000, DO
150, 000, 000 . 00
200, 000, 000 . D0
100, 000, 000 . 00
200, 000, 000, 0D
100, 000, 000 . 0O
200, 000, 000 . DO
100, 000, 000,00
100, 000, 000 . DD
100, 000, 000, DO
1400, 000, 0D0 . 00
100, 000, 000, 00
100,000, 000. 00
100, 000, 000, OB
100, 00, 000, 00
100, 000, 000. 00
100, 000, 000. 00

50, 000, 000 .00
100, 000, DO0. 00
100, 000, D00, D0
100, 000, 000. 00
100, 000, 000, DO
150, 000, 000, 00
100,000, 000. 00

100, 000,000.00
100, 000, 000. 00
200,000, 000, 00
&0, 000, D00 . 00
100, 000, DOC. 00
50,000, 000.00
100, 000,000, 00
150,000, 000.00
100, 000, 000, 00
100, 000, D00 . 00
100,000, 000. 00
100,000, 000,00
100,000, 000.00
100,000, 000 .00
100,000, 000.00
100,000, 000,00
150,000, 000,00
150,000, 000. 00
200, 000, 000 . 00
100, 000,000.00
200,000, 000 . 0D
100,000, 000.00
200,000, 000 .00
100,000, 200,00
100, 000, 000. 00
100,000, 000.00
100,000, 000,00
100,000, 000.00
100, 000, 000 .00
100,000, 000,00
100,000, 000,00
100,000,000 .00
100,000, 000. 00
50,000,575 .89
100,001,151.80
100,000, 000 .00
100,000,000.00
100, 000, 000,00
150,000, 000,00
100, 000, 00000

0.1500
0.1500
0.1500
0.1500
0.1500
0. 1500
0.1500
0. 1500
01500
O.1500
0. 1500
0.1500
0. 1500
0.1500
o.1500
0.1500
01500
0.1500
. 1500
¢.1500
0.1500
o.1500
0.1500
O. 1500
0.1500
0.2100
0.2100
0.2100
0.2100
0.2100
0.2100
0.2600
0.2600
0.2600
0.2600
0.2500
0.23600
0.2600
0.2600

L poooooooe
B 1 Lol Rl diged i+ ]

O 00 D O0 RO 0D 0 NGBS 9 2 H B R R R R R R b R e b e e e e

Lrlaledelelvladal el

. 0000000000
. pooooooDoD
. 0000000000
Q000000000
. 0000000000
L Qooodo0dan
- 0oooooo0O0
Madelelililafelifals)
. 0000000000
Belelelilafuliflale]
- oooooDoDoD
. 0000000000

poooooCeoo

B efelLilulelifolale]
-oooooDeooDn
B efeli Lol deliduduls]
B LaliLiliduliila el
-DopooorCooD
. 00000oC00D
-39939BERBE
L 9999994442
- 9099844446
-000112167T
- 3993052909
. 9999482907
0000470034
L 99IIFAS696
. 9999018044
- 99399180746

9998106327

. 0000000000
. 9998038656
99374653283
. 9997455209
. 9959300251
- 9998841308
- 9990151505

SOURCE

BOFA /ML
BOFASML
BOFA/ML
BOEA/ ML
BOFA /ML
BOEA ML
BOFA ML
BOFA /ML
BOFA /ML
BOFA/ML
BOFASML
BOFASML
BOFASML
BOFA/ML
BOFASML
BOFAS ML
BOFA/ML
BOFA/ML
BOFASML
BOEA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFASML
BOEA ML
BOFA/ML
BOFA/ML
BOFA ML
BOFA,/ML
BOFA/ML
BOFA /ML
BOFASML
BOFA /ML
BOFR ML,
BOFAML
BOFAML
BOFA /ML
BOFA ML
BOFASML

FAIR VALUE
100, 000, D00, OO
100, D00, D08 OO
200, 000, 000, OO

50, 000, 000, 00
100, 000, 000 .00
&0, 000, €00. 00
100, 000, 000, 00
150, 000, 000, 00
100, 000, 000, 08
100, 000, 000 . OO
100, 006, 000 OO
100,000, 000, 00
100,000 Q00 . 00
100, 00O, D0 . OO
100, 000,000, 00
100, 000, D00, 00
150,000, 000.00
150, 000, 000, 00
200, 000, 000, B0
100, 000, 000 . 00
200, 000, 000. 00
100, 000, 000, 00
199,999, 777,76
99,999,944 ,43
o9, 008, 444 46
100,011, 21677
99, 990,525 .09
29,994,829.07
100, 004, 70034
99,999, 356,95
0,950,159, 44
99,991, B07.46
9,881, 063,29
S0, 000, 000,00
89,580, 386 .55
99,874, ,652.83
9,974,652, 09
99,993 002 .81
149,982,619, 62
29, 981, 536,05

Pagell 17

ACCRUED INT
10,388 .89
2,500.900
155, 166.87
18,537.78
48,888 B8O
25,861.11
10, 111,11
9,000, 00
5,000.00
16,444 .44
32,8681.11
2,916.67
55,000.00
4B, 638 B9
40.BRE8.B9
10,833.31
1Y,083.33
&, 75000
0,666 .67
3%.305.56
21.27T7.78
28,311.33
4, B88 B9
5,416.67
a2 .22
264,166 .67
2,222 .22
28,750,00
144,856 &7
128,500, 00
30,823 .33
2,666 .67
1,666.67
24,791.67
A€, 86E .87
2,083.33
3,333.323
141,833 33
165,375.00
51, 000.00



CUSIP

21584BHLY
216BEVAVD
E3253TVU9
EIZ5ITVHS
216B5VRY4
0641 7HIEHI
E5558EMG D
B3112T4V)
05252WEX5
13606Y4CT
21E85VREL
G52LIWHAAL
G525IWHR2
05252WHDA
26121TSTH
98121TUIS
26121TOPL
TROOINODL
FEL2L1TVVY
26121TVRG

ook Value:

AIP

Rook « AIP:

SECURITY HAME

RABOBANE YCD
RABORANE YOI
MAT AR YOCD
MAT AUR YCD
RABOBRANE YCD
SCOTIA YCD
NORDEXR ¥CD
TORONTO ¥CD
ANZ ¥CD

CIBC ¥CD
RABORANK ¥CD
MNE YOO

ANZ ¥CD

MNZ ¥CD
WESTPAC YOI
WESTPAC YCD
WESTPAC YCD
RA CANRDA ¥CD
WESTPAC YCD
WESTPAC YCD

6,450, 001,475,058
15,041.67
6,450, 016,516.72

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 03/31/2014

MATURLTY
o623 2014
0&/23/2014
0&8/23/2014
DE/23 72014
06/ 302014
o7/ 01 2014
07/01/2014
07/01 2014
071472014
07272014
07/24/2014
08/29 /2014
oB/20/ 2014
08/29/2014
09/30,/2014
10/29/2014
117262014
1201/ 2014
01/0272015
03/20/2015

oE/27/2013
12/19/2013
1024 2013
11/06/2013
01/06/2014
031/06/2014
03/06/2014
03/27/2014
0171372014
03/28/2014
017232014
02/24/2014
02/25/2014
02/27T 2014
04/12/2013
11/05/2013
11/22/2013
12/26/2013
0372672014
031/25/2014

001 - O YANKEE

o.31000
0. 24000
0.15000
0.19000
0.22000
0.13000
0.16500
0.15000
0.18500
0.1600
0.19%000
0.18000
0.18000
0.17500
0.42000
0.29000
0.26000
0.26000
0.22000
0.28000

60

leg,000,000.00
50,000, 000.00
100,000, 000, 00
100, 000, 000 . 00
100,000, 000 .00
100, 000, 000 .00
100,000,000.00
100,000, 000.00
100, 000, 000 .00
100, 000,000.00
100,000, 000.00
100,000, 000.00
100,000, 000.00
50,000, 000,00
100,000,000.00
100,000, 000.00
100,000, 000.00
200,000, 000,00
100, 000,000.00
109,000, 000.00

6,450, 000,000.00

100,000,000, 00
50,000,000, 00
100,000,000.00
100, 000,000, 00
100,000,000, 00
100,000,000, 00
99,999,747 .36
100, 000,000.00
100,000,000 .00
100,000, 000,00
100, 000, 000,00
100,000, 000,00
100, 000, 000 .00
50,000, 000,00
100, 000,000.00
100,000, 000 .00
100, 000,000.00
200, 000,000.00
100, 000, 000,00
100,000, 000.00

6,450,001 ,475 .05

1.0001140893
0.9999525051
0.99983@8205]
0.9998382430
09597747720
0. 99962673567
09996336559
0,990 E88ES
0.99963RR533
0.9995264484
0. 9996200207
0.9991261275
0.99912€1357
0.9929310515398
0.59998323032
0.9988861309
0.998541101E
0. 9979717335
0.9972520561
0.9964216750

SOURCE
BOFA/ML
BOFA/ ML
BOFA ML
BOFA ML
BOFA /ML
BOFA/ML
BOFA /ML
BOEA /ML
BOFA. ML
BOFA /ML
BOFA/ ML
BOFA/ML,
BOFA,/ ML
BOEA /ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFAS ML
BOFA/ ML
BOFA/ ML

FAIR VALUE

100,011,408
49,957,675

9%, 983, B20.
.30

99,983,824

89,977,477,
02,969,679,
59

99,961,366

89,555,588 .
99,563,885,
-B4
.07

9% ,952, 544
29,962,002

99,912,612,
99,912,613.
.73

49,955,267

99,983,530,
.08

59,688,619

09, R84 ,.110.
T
9%.725,205.
99,649,167,

6,448, 050,422,

199,504,346

.83
.26

L3 §

20
&7

L1:)

13

5

57

a2

15

Page# 18

ACCRUED INT
186,861,112
34,333.33
83,916,867
77,583.33
51, %44 .44
13,722,283
11, 91667
2,083.32
40,08B3.33
1,7717.18
35.888.8%
18, 000,00
17,500.00
B, 020.83
413, 000.00
118, §16.67
93,.888.80
138,666 .67
3,666 .67
5.4494.449

3,206,993.06



0556N1D1E
13607FD11
A024ATIS
A6359JD18
82116FD1S
89233HD Y
D55GHID2E
B31L6FD23
[9233IHD2T
OSEENIDTS
DS56MN1DE3
BA23INDR2
DSS56N1E2S
BO2IIHE2G
1360TFETT
B92IIHETS
IES59TEWD
BES11EFEWE
BO2ITHEWD
AEDSATF24
B11EFFPO
BIZIIHFPA
1262IVFTE
BAZIIHFTE
1695 0JFHE
A695RIGL5
89116PGL2
B3IZIINGLE
IGISHIGT2
4664000048
A5950THVE

Boock Value:

AIP

Book +« AIP:

SECURITY KAME

BNF FIN CP
CIBC HLD CP
FCAR CP
GECC CP

™ USh CP
TOYOTA CP
BHF FIN CP
™ U3A CP
TOYOTA CP
BHP FIN CP
BKP FIN CP
TO¥YOTA CP
BHP FIN CP
TOYOTA CP
CIBC HLD CP
TOYOTA CP
GECC CP

D USh CP
TOYOTA CP
GECC CP

T UsA CP
TOYOTA CP
CRC CP
TOYOTAR CP
QECC CP
GECC CP
TH USA CP
TOYOTA CP
GECC CP
JPM LLC CP
GECC CP

4,198,403,330.58

4,198,403,930.58

OFFICE OF THE STATE TREASURER

MAREET VALUATION REPORT FOR: 03731172014

MATURITY RATE
04/01/2014  0.000000
04/01 /2014 0. 000000
04/01/2014 0.000000
04/01/20104  0.000000
04/01/2014  0,000000
04/01/2014  0.000000
04/02/2014  0.000000
04/02/2014  0.000000
04/02/2014 0. 000000
04/07/2014  0.000000
o4 fORS2014 0., 000000
04/25/2014  0.000000
05/02/2014  0.000000
05/02/2014  0.000000
05/0T/2014 0. 000000
05/07/2014  0.000000
05/20/2014 0. 000000
05/30/2014  0.000000
05/30/2014 0. 000000
06/02/2014 0.000000
06/23/2014 0.000000
06/23/2014  0.00000D
06/27T/2014 0. 000000
0&8/27T/2014 0. 000000
06/30/2014  0.00000D
o7/oL/2014 LT
07/01/2014 0.000000
0Ti01/2014 0. 000000
07/07/2014 0.000000
07/24/2014 Q.000000
O8/29,/2014 0. 000000

003 - COMMER PAPER 11

350, 000, 000, 00
50, 000,000.00
250,000, 000. 00
50,000,000.00
150,000, 000,00
100, 000, COO0. 00
200,000, 000,00
100,000, COC. 00
100,000,C000.00
150, 000, 0O0. 00
100,000, 000,00
100, 000, 000. 00
100,000,000.00
250,000, 000.00
50,000, 000,00
100, 000, 000. 00
250, 000, 000. 00
100, 900, 000, 00
100, 000, 000. 00
200, 000, 000. 00
100,000, 000. 00
100,000,000, 00
50,000,000.00
100,000,000, 00
100,000, 000. 00
250, 000, 000. 00
100, 000,000, 00
100, 000, 000, 00
100,000, 000. 00
250,000,000, 00
100,000, 000,00

4,200,000, 000.00

BOOK WALUE TRDEX RATE

149,986,833, 34
49,938, 750, 00
249,842,500,01
49,987,361, 11
149, 957,49%.99
99, 348, 500. 00
199, 595,333, 34
99,989, 000. 0D
99,970,027, 7R
ad, 096,333 34
99,99%7,111.12
99,993, 777.78
99,987,333, 34
249,9%03,361.12
49,996,500, 00
99,991,638 B8
249,865,888, 89
99,967,138, 88
99, 981, 94444
199,935,333, 32
99, 968, 583, 34
99, D48, 000. 00
49,970,250, 00
99,967,138, 88
99,.927,277.78
749,886, 583, 34
00,930,416 . 66
49,916, 083, 34
99,971, 805.558
249,692, 708, 35
99,932,916, 66

4,198,403, 530,58

. 0018

=

[= T TR - T - I R - T~ T -~ T — T — I~ T — I~ I — A~ N~ O — T~ I - O — T~ A — A — I - - A - A - |

0.
0.0031
0. 0035

- 0015
. 0015

0615

. 0015
.Do1E
L0015
.De1s
. 0015
.DOLE
D015
0015
L D021

o002l

L0021
L0021

o021

LS

0021

. D026
D026
. DO2E
L0026

D026

.003Y

0031

. 0031
L0031

0031

DAYS

T T = - T - T - T = T = - |

-l

Al
k} §
a6
k1
59
L]
5%
62
B3
Bl
BT
BT
an
91
a1
91
97
114
180

SOURCE

BOEM /ML
BOFA/ML
BOEAML
BOFA/ML
BOFA/ML
BOEM /ML
BOFASML
BOFR /ML
BOFA /ML
BOER /ML
BOFASML
BOFA/ML
BOENML
BOFA/ML
BOFA/ML
BOFAML
BOFMS ML
BOFAML
BOFASML
BOFAML
BOFA ML
BOFASML
BOFA /ML
BOFA ML
BOFA/ML
BOER /ML
BOFA/ML
BOFA ML
BOFA /ML
BOFA/ ML
BATA ML

4,198,506, 736.10

Faged 18

FAIR VALUE

i50, 000, 000,00
50,000, 00Q.00
250, 000, OO0 .00
50,000, 000.00
150, 000, 000. 00
100, 000, 000.00
198,999, 166.67
99,999,583.33
§5,959,582.33
149,996, 250.00
99,997,083.33
23,930, 000.00
99,981, 91667
249,954, 791 .67
49, 9809, S00.00
29,979, 000.00
249,913, 958.33
99, 96%5,583.33
98,965, 583.33
199,910, 444.494
29,940, 055.56
99,940, 055 .56
45, 968,582 .33
95,937,166 .67
29, 922,500.00
249,804, 097,22
99,521,638.89
99,92),635.89
29,916,472.22
249,754, 582.33
89,.837,500.00



CUsSIP

EYS041115
SYSO41116
EYS041118
EYS041121
5YS041327
5Y5041128
5YS50411235
SYS5041332
SEYS041334
EYSD41236
SYS5041337
EYS041347
EYS041132
SYE041133
SY5041331
EYSD41348
SYS041350
EYEO41352
SYS041358
SY3041138
SYS041139
EYSO41141
5Y5041342
EYSO41141
SYS041144
SYS04117T0
SYS041364
SYSO41365
SYS041146
SYS0410148
SYS04114%9
SYSM41150
SYS041369
SY2041373
5¥5041153
SYS041345
SYS0413174
SYS041155
SYS041156
EYS041157

SECURITY HRME

BANE OF SACRAMENTO TD

CALIFORNIA UNITED BANE TD

COMMUNITY BAME TD

MERCHANTES HATIOMAL BAMX O

AMERICAN RIVER BANK TD
NEW CMNI BANE HA TD
KEW OMNI BANE HA TD
BANE OF THE SIERRA TD

BECH BANK TD

MALAGH BANE FSB TD
STATE BARKE OF INDIA [(CALI
BANE OF THE S1ERRA TD

COMMONWEARLTH BUSINESS BAN

FIRET FOUMDATION BANE TD

PACIFIC CITY BANK TD
BUOSINESS BAME TD

CITIZENRS

MANUFACTURERS BANE TD

PACIFIC CITY BAME TD

WILSHIRE RANK TD
13T CENTURY BANK WA TD

BECH BANK T

MISSION FEDERAL CREDIT UM

MISSION VALLEY BANE TD
PACIFIC ALLIAMCE BANE TD

STATE BARKK OF

INDTIA

[CALT

I3T CENTURY BANKE NA TD
FOLSOM LAKE BANE TD
MECHANTICS BAME TD

SAN DIEGO COUNMTY CREDIT U

KEW OMNI BANE MA TD

FROVIDENT CREDIT UNION TD

SUMMLT STATE BANE TD
COMMERCEWEST BANE HA TD
HWILEHIRE BANE TD
FARMERS &k MERCHANTS BANK
AMERICAN RIVER BANK TD
MARUFACTURERS BANE TD
AMERICAN RIVER BANE
BANE LEUMI USA TD
OMMUINITY 15T BANE TD

™

KMARKET VALUATION REPORT FOR:

MATURITY
04/02/2014
04 /0372014
oa/0a,/2014
04/09/2014
04/09/2014
oA/10/2024
04/10/2014
04/10/2014
04,/10/3614
041072014
04/10/2014
o04/10/2014
04/11/2014
04/11/2014
o4/11/2014
t4/11/2034
04/11/2014
04/11/2014
D4/11/2014
04/16/2014
04/16/2014
04/16/2014
04/16/2014
04/16/2014
04/16/2014
04/16/2014
04/16/2014
04 /162014
0a/17 /2014
04/17/2014
047172014
04/17/2014
oaf17/2014
04/17/2014
04/ 18,2014
047182014
oa/18/2014
04,/23/2014
04/23/2014
042352014

OFFICE OF THE STATE TREASURER

oo 9 9 o 9495 o989 ae e 9 9 B 898030 o9 g p oo R e 300000

-0Te00D
-D90000
090000
070000
- 100000
-peCono
-0F0oon
110000
- BE0000
-DBROOD
100000
110000
. 030000
110000
-OROOOD
-070000
070000
-DEDGOD
-0Te0D0
- 100000
- 100000

QBQOOQ

120000
- 130000
120000
L100000
. 030000
. DBOGOD
130000
.150000

150000

170000

oE0000

-DEDDDD
L150000

020000
0000

120000
- 120000
-llpo0e

FAR VALUE

6,000, 000.00
1@, 000, 000 . 00
25,000, 800.00

2,000,000, 00
2,500, 000,00
3,000,000.00
2,000,000.00
5,000, 000,00
50, 000, CO0, 00
5,000,000, 00
12,000, 600 .00
5,000,000, 00
5,000, 000 .00
12,000, 000.00
10, 000, 000 .00
S0, 000, 000,00

190, 000, 000. 00
20,000,000, 80
T8, 000, 000,00

6,000, 000 .00
45, 000, 000, 30
10, 000, 000 . 00
7,000,000.00
4,000,000 .00
23, 000, 000 . 00
12, 000, 000, OO
1,500,000, 00
20, 000, 200, 00
50, 000, GO0 . DD
2, 000,000, 00
20, 000, 000 . DD
8, 000, 000 . 00
5, 000,000, 00
T4, 000, 000,00
35, 000, 000, D0
2,000,000 .00
50, 000, 000.00
3, 000,000.00
a0, 00, 300 .00
2, 000, 300 .00

03/31/2014

ROOK VALUE

6,000,000.00
10, 000, 000 .00
25,000,000.00
2,000,000, 00
2,500,000.00
3,000,000 00
2,000, 000,00
5,000,000.00
30, 000, 000 .00
5,000,000, 00
12, 000, 000,00
5,000,000, 00
5,000, 000, 00
12, 000, 000 00
14, 000, 000 .00
50,000,000.00
100, 000, 000 . 00
20, 000,000.00
T8, 000, 000 . DO
6,000,000, 00
45,000, 000 00
10,000,000 .00
7,000,000, 00
4,000,000, 00
23,000, 000.00
12, 000,000.00
1,500, 000.00
20, 000,000,00
50,000, 000 .00
2.900,000.00
20,000, 00000
9.000,.000.00
5,000,000, 00
74,000, 000 .00
35,000, 000.00
2,000, 000 .00
50,000, 000,00
3,000,000 .00
10,900, 000 .00
2,000,000.00

1. 0090000000
10000000000
1.0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1.0000000000
1.0000000000
1, 0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1. 0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1.0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
10000000000
1.0000000000
1. 0000000000
1.0000000000
1. 0000000000

Pageg 20

FAIR VALUE

6,000,000.00
10,000, 000.00
25,000, 000, 00
2,000.000.00
2,500,000.00
3.000,000.00
2,000,000.00
5,000, 000.00
49,000, 000,00
5,000.000.00
12.000,000.00
§,000.000.00
5,000,000.00
12,000,000.00
10,000,000.00
50,000, 000.00
100, 000, 000. 00
20,000,000.00
T8,000,000.00
&,000,000.00
45,000, 000,00
10,000, 000.00
7,.000,000.00
4,000, 000.00
23,000, 000,00
12,000,000.00
1,500,000.00
20,000, 000.00
50,000, 000,00
2,000, 00D0.00
0,000,000, 00
a,000,000.00
5,000,000.00
74,000,000.00
35,000, 000,00
2,000,000.00
50,000,000.00
3,000,000.00
a0, 000, 000,00
2,000,000.00



EYS0413TE
SYSO41164

SYEN411E7
SY¥YS041356
SYS041377
S5¥YS5041378
SYS041380
EY¥YS(41382
SYS041384
SYS041173
SYS041178
SYS041346
SYS(41385
5¥YS041387
SYS041176
SYS041177
SYS041179
SYS041194
SYS041327
5YS5041401
EYS0410187
5YSO41188
EYS0411R0
SYS041406
SYS041193
5YS5041197
5YS041410
EYS041411
SYS041413
SY5041419
SYS041206
SYS041207
SYa041208
SYE041422
SYSQ41423
SYS041424
SYS041425
SYS041427
SY5041209
SYS041210

ERETERN INTERMATIONAL BAN
BANE OF SACRAMENTO TD
KEW DMNI BANK MA TD
STATE BANK OF INDIA
15T CAPITAL BAME TD
FARMERS & MERCHANTS BAMEK
MECHANTCS BANK TD

STATE BANE OF IMDIA (CALI
URION BANKE KA TD

EAST WEST BANE TD

TRAMS PACIFIC HATIONAL BA
BANE OF THE SIERRA TD
CITIZERS BUSINESS BAMK TD
MALAGAR BANK FSB TD
PROVIDENT CREDIT UNION TD
SAN DIEGO COUNTY CREDIT U
HEW OMNI BANE MA TD
CITIZENS BUSINESS BANK TD
COMMERCEWEST BANE NA TD
MALAGA BANKE FSBR TD
COMMUNITY BANE TD
MERCHANTS HATIONAL BANE O
SUMMIT STATE BANE TD
CITIZENS BUSINESS BANK TD
AMERICAN RIVER BANK TD
NEW OMNI BANE NA TD

BANE OF THE SIERRA TD
COMMERCEWEST BRANE HA TD
MALAGAR BAMNK FSB TD

H3BC BANK USA MA TD
CALIFORNIA BANK OF COMMER
TORREY PINES BANE TD
UMPQUA BANE TD

AMERICAN PLUS BANE WA TD
AMERICARN RIVER BAMK TD
BANE OF THE S1ERRA TD
CITIZENS BUSINESS BANKE TD
MECHANICS BANE TD
HERITAGE BANK OF COMMERCE
HEW OMNT BAME HA TD

{CALI

OFFICE OF THE STATE TREASURER

MARKET WVALUATION REPORT FOR:

04,/23/2014
04/24/2014
04/24/2014
04/24/2004
04/24/2014
04/24/2014
G4/24/2014
04/24/2014
04/24/2014
0a/25/2014
04/25/2014
04/25,/2014
04/25,2014
04/ 25/2014
04/30/2014
0a/30/2014
05/01,/2014
05/01/2014
05/02/2014
05/02/2014
05/07/2014
05,/07 /2014
05/07/2014
05072014
05/08/2014
05/08/2014
05/08 2014
05/0B /2014
057082014
0%/14 /2014
05/15/2014
05,/15/2014
05 15 /2014
081572014
051572014
05/15/2014
05/15 /2014
05/15/2014
08 /162014
05/16/2014

[T - T - T - - TR T - T - T Y - T - T = T - T - - Y~ T - - N - TR — A — I — T — B - T - - A - A - - B - - - T - I - - B - I - B - B -~

L OE0000

120000
100000
100000
- DBDOOD
LOEDDOD
. DEODOD
LADDOD
- QRDDOD
120000

120000

110000
- DEOOOD
- DEDD0D

100000

- AI000D

110000
. OBDOOD

il Ll
LOBDDOO

130000

L110000
130000
-DS0000
140000
110000
120000
LDE0000
090000
. 130000
120000
- 120000
-la0000
LDRO00D
- 100000
-110000
-oegooo
-1p0000
- 140000
-120000

03/31/2004
FRR VALUE BOOE VALUE
1,900,000.00 1,900, 000,00
10,000, 000.00 10,000, 000.00
2,000, 000.00 2,000,000.00
10,000, 00000 10, 000, 000, 00
1,000,000.00 1,000,000.00
35,000,000.00 a5,000,000,00
20,000, 000.00 20, 000, 000 . D0
3,000, 000.00 3,000,000, 00
150, 000, 000, 0D 150, 000, 000, 0D
50,000, 000.00 50, 000,000 .00
2,000, 000.00 2,000, 000.00
20,000, 00000 20,000, 00000
30,000, 000.00 30, 000, 000, DD
B, 000,000, 00 8,000,000.00
40,000,000.00 40,000,000,00
50,000, 000.00 50,000, 000 . DO
2,000, 000, 00 2,000, 000,00
30,000, 000.00 30,000, 00D . DO
2,500,000.00 2,500, 000,00
2,000,000 00 9, 000,000.00
30,000, 000. 00 30, 000, 000 . D0
2,000,000,00 2,000,000,00
8,000,000.00 8,000,000.00
50, 000, 000. 00 S0, 000, D00 .00
2,500, 000.00 2,500, 000.00
2,000, 000.00 2,000,000.00
15,000,000, 00 15,000,000.00
2,500, 000,00 2,500, 00000
10, 000, C00.00 10,000, 000.00
25,000,000, 00 25,000, 000 .00
5,000,000,00 5,000, 000.00
15, 000, 000. 00 1%, 000, 000.00
50, 000, 0OD. 00 50,000, 000.00
240, 000 .00 240, 000.00
& 500, 000,00 &, 500,000 .00
10,000,000, 00 10,000,000.00
30,000,000, 00 20,000, 000.00
20, 000,000, 00 20,000,000.00
13, 000,000 .00 13,000,000.00
2,000,000, 00 2,000,000.00

L T e e T I e R e e R e e e e o e =

FRICE SONIRCE

- 0000000000
- 000000000
0000000000
. 0000000000
- pooooDoooDD
B Ll daRelilidada]i]
- D0OoO0eo00nD
L DO00000000
- DOOO0ODoO0nD
- DOOO00000D
L oOoooeoonD
L poo0Co0000
. Dogooeo0nn
- ooooooooD

Lltladalelvlofadsli]

- Doo000o00D
o000 e0000
- 0000000000
- 000o000000
- 00000 ooooD
- pooooooonD

@0oo000000

L D000000000
ML Lilalafililadels]i]
0000000000
WL ELiTaleRi bl dadili]

elelelulelilafeluly

L OOO0000000
B LiladaRililigeki k]
. 000000000
000000000
L Doooogo00D
. Dogoooo00n
. 0000000000
BT aliLilidedilH
- 0000000000

Q0QQ0e0oon

- DOO0000000
- D00000D00D
- DOO0D000D0

Paged 21

FAIR VALUE

1,.900,000.00
10,000, 000.00
2,000,000 00
10,000,000.00
1,000,000.00
A5, 000,000.00
20,000,000.00
i,000,000_ 00
150,000, 00000
50,000,000.00
2,000,000.00
20,000,000.00
30, 000,000.00
8,000,000.00
40,000,000.00
50,000,000.00
2,000,000.00
30,000,000.00
2,500,.000.00
2,000,000.00
30,000, 000,00
2,000,000, 00
B,000,000.00
£0, 000, 000 .00
2,500,000.00
2,000,000.00
15,000,000, 00
2,500, 000,00
10,000, 000,00
25,000, 000,00
5,000,000.00
15,000,000.00
50,000,000.00
240,000, 00
&,500,000.00
10,000, 000.00
a0, 000, 000 .00
20,000,000.00
13,000,000,.00
2,000,000.00



CUsSIP

SYS041211
EYS041212
2YS41428
SYS041430
S¥YS1216
EYS041217
5¥5041219
SYS(M1434
SYS04122R
EYS041229
SYS041230
EYS041435
EYS041238
EYS041241
EYS041442
SYS041443
SYS041445
S5YS041446
SYE041449
SYS041450
SYS041236
EYS041247
BYS041324%9
SYS041250
BYS04145]
EYS041453
SYS041454
SYS041294
SYS041295
SYS041296
5¥Y5041298
SYED41459
SYS041460
SYSO4L462
SYS041464
SYS041465
S5YS5041303
S1S041206
EY¥5041307
SYS041209

SECURITY NAME

RIVER CITY BANE TD

SAM DIEGD COUNTY CREDIT U
1ST CENTURY BAME MA TD
WILSHIRE BANK TO
MERCHANTS NATIONAL BANE O
TORREY PINES BANE TD
PROVIDENT CREDIT UNION TD
AMERICAN RIVER BANE TD
COMMONWEALTH BUSTHESS BAN
EVERTRUST BAKE TD

RIVER CITY BANE TD
CEMTRAL VALLEY COMMUNITY
FIRST NATIONAL BANE OF NO
MERCHANTS WATIONAL BANE O
AACH BANE T

FARMERS § MERCHANTS BANE
MALAGR BANK FSB TD

BANE OF THE SIERRA TD

CAE VALLEY COMMUMITY BANK
HION BANK MA TD
COMMONWEALTH BUSTHESS BAN
COMMUNITY BANK OF THE BAY
PACTFTC ALLIANCE BANE TD
RIVER CITY BANK TD

FIRST FOUNDATION BANK TD
CITIZENS RUSTHESS BANE TD
MALAGA BANE FSB TD
COMERICA BANE TD
COMMUNITY BANEK TD
EVERTRUST BANK TD
HERITAGE BANE OF COMMERCE
CITIZENS BUSINESS BANE TD
FARMERS & MERCHANTS BANK
HERITAGE OAKS BANE TD

TRI COUNTIES BANE TD
WILSHIRE BANE TD

OFEN BANK TD

MMERICAN RIVER BANE TD
FIVE STAR BANE TD
METROPOLITAN BARE TD

OFFICE OF THE STATE THEARSURER

MARKET VALUATION REPORT FOR: 03/31/2014

MATURITY

05/16/2014
05/16/2014
05/16/2014
05/16/ 2014
05/21/2014
05/21/2014
05/22/2014
05/22/2014
05/23 /2014
05/23 /2014
05/23/2014
05/28/2014
06/04 /2014
06/04/ 2014
06/ 042014
06/04/2014
06/04/2014
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SECURITY HMME

BANE OF THE SIERRA TD

15T CAPITAL BANE TD
MANUFACTURERS BANK TD
PACIFIC CITY BANKE TD
BAHE OF THE WEST TD
FROVIDENT CREDIT UNION TD
BBCHN BAMK TIx
COMMERCEWEST BANE KA TD
SAM DIBGD COUNTY CREDIT O
TRANS PACIFIC MATIONAL BA
TORREY PINES BANK TD
PARCIFIC CITY BANE TD
COMERICA BANE TD
COMMURITY BOSIMESSE BANK T
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TORREY PINES BANE TD
TEAVIS CREDIT UNION TD
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FIVE STAR BANE TD
METTOPOLITAN BANE TD
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SRMIT STATE BANKE TD
COMERICA BRNE TD
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NEW OMMI BAMK NA TD
FROVIDENT CREDIT UNION TD
COMMONWERLTH BUSINESS BAN
SUMMIT STATE BANK TD
PACIFIC WESTERN BANK TD
WESCOM CENTRAL CREDIT UNI
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SECURITY MRME

SUMMIT STATE BANKE TD
CTEC BANE CORP (USA) T
BANKE OF THE WEST TD
MMERICAHN RIVER BANE TD
COMMMIWEALTH BUSINESS BAN
FIVE STAR BANK TD

FOLSOM LAKE RANE TD
METRDPOLITAN BANE TD

OFIS BAMKE TD

BANE OF SACRAMENTO TD
COMERICA BRANE TD
WESTAMERICA BANK TD
AMERICAN RIVER BAME TD
HANMI BANK TD

STATE BANK OF INDIA (CALI
S5TATE BANK OF INKRIA (CALI
STATE BARE OF INDIA (CALI
EARST WEST BARK TD
COMERICA BANE TD

FIRST FOUNDATION RANE TD
QFEN BARNE TD

FIVE STAR BANK TD
COMMINITY BAME TD
EVERTRUST BAMK TD
FROVIDENT CREDIT UNIOM TD
COMERICA BANE TD
METEOPOLITAN BANE TD

HEW OMNI BANK MA TD

BANE OF THE WEST TD
FOLEOM LAKE BANK TD

FIRST FOUNDATION BANE TD
COMMONWEARLTH BUSIHNESS BAN
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HEW OMNI BANE HA TD

SAFE CREDIT UNION TD
SUMMIT STATE BANK TD
FIRST MATIOMAL BANE OF MO
CENTRAL VALLEY COMMUNITY
FROSPECTORS FEDERAL CREDI
CALIFORNIA BANK OF COMMER
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25,000, 000.00
12,000,000.00
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8,000,000, 00
25,000, 000.00
1g,000,000.00
20,000, 000. 00
75,000,000, 00
1,000,000.00
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g8, 008, 008 0h
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12,000, 000. 00
5.000,000.00
10,000, 000, 00
1,000,000.00
5. 000,000.00
12, 000,000 00
15,000, 000. 00
5,000, 000. 00
4. 000,000 00
ilp, 000, 000.00
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SYS041495
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Book Value:
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Book & AIP:

SECURITY MAME

NEW OMNI BANK MR TD

OPEN BANE TD

AMERICAN PLUS BANE NA TD
CAPITALEOURCE BANK T
COMMUNITY BANE TD
COMMONWERLTH BUSINESS BAR
COMMUNITY 15T BANE TD
OFEN BANE TD

SUMMIT STATE BANK TD
UMPQU. BANE TR

WESCOM CENTRAL CREDIT UNI
HMERITAGE BANE OF COMMERCE
COMMONWERLTH BUSINESS BAN

059
4,612, 640,000, 00
B 0.00
4,612,640,000.00

MAREKET VALUATION REPORT FOR:

a%/12/2014
09/12/2014
09/17/2014
09/17/2014
0%/17/2014
09/19/2014
o9/19/2014
09/19/2014
09/19/2014
09/25/2014
oo/f2ufa014
o8/ 26 /2014
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- TIME DEPOSIT
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110000
100000
L1ogoon
120000
110000
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i e dile ]
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2,000,000, 00
5,000,000.00
2,000, 000,00
40,000,000, 00
35,000,000.00
5,.000,000.00
2,000,000.00
2,000,000.00
T.000,000.00
20, 000,000.00
£0,000,C00.00
15,000, C00. 00
10,000,C00.00

4,612,640, 000,00

03/31/2014

BODE VALUE

2,000, 000.00
5,000,000.00
2,008, 000,00
4%, 000, 000, 00
35,000, D00 . 00
5,000, 000.00
2.000,000. 00
2,008, 008, 00
T.000, 000,00
20,000, Q0. 00
50,000, 000,00
15,000, 0006, 00
10,000,000, 00

4,612,640, 000. 80

PRICE
1.0000000000
1.0000000000
1.0000000000
1.0000000000
10000000000
1.0000000000
1.0000000000
10000000000
1.0000000000
1.0000000000
1.0000C00D00
1.0000000000
1.0000000000

2,000,000,00
5,.000,000.00
2,000,000, 00
40,000,000.00
35,000,000.00
g.000,.000.00
2,000,000,00
2,.000,000.00
7,000, 000,00
20,000, 000,00
%0,000,000.00
15,000,000.00
10.000,000.00

4,612,640,000,00


http:0,000.00
http:000,000.00
http:2,000,000.00
http:000,000.00
http:2,000,000.00

SECURITY HARME

ABSS

1230027
1230029
1230030
1230031
1230032
1230033
1340002
1340005
1340006
1340007
1340008
1340000
1340011
1340012
1340013
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1340016
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1340018
1340019
1340020
1340021
1340022
1340023
1340024
1340025
1340026
1340027
1340028
1340029
1340030
0780113
1340031
1340032

GF LOAW 08
GF LOAN 07

MATURITY
04/18/2014
06/ 20/2014
06/20/2014
o6/20/2014
06/20/2014
06/20/2014
07/18/2014
08/22/2014
08/22/2014
09/19/2014
09/19/2014
10/17/2014
10/17/2014
10/17/2014
11/21/2014
11/21/2014
11/21/2014
12/12/2014
12122014
12/12/2014
131272014
01/16/2015
01/16/2015
01/16,/2015
01/16/2015
01/16/2015
02/20/2015
02/20/2015
02/20,/2015
02/20/2015
n2/20/2015
ozfz20/2015
03f1ie/2015
03/20/2015
03f20/2015
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0. 25300000
0. 24500000
0. 24500000
0. 24500000
0. 24500000
0. 24500000
0.26200000
- 26200000
L 26200000
. 24900000
- 24200000
L 26500000
- 26500000
- 26500000
26000000
- 26000000
26000000
27000000
L27000000
L 27000000
27000000
- 23800000
- 23800000
- 23800000
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L 23600000
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L 23600000
23600000
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1,837,000.00
521,000.00
2,380,000.00
1,002,000.00
1,304,000.00
2,290,000.00
&,708,000.00
1,572,000.00
B50,000.00
91, BET,000.00
8,533,000.00
95, 008,000.00
1,540, 000.00
1,441, 000.00
28,047,000, 00
1,10%,000.00
2,507,000.00
3,197,000.00
5,949,000.00
1,504, 000.00
1,562,000.00
1,128,000.00
1,4%92,000.00
1,408, 000.00
1,348,000.00
61,567, 000.00
4,854,000.00
3,290,000.00
5,417, 000.00
1,220,000.00
1,444,000.00
1,209, 000.00
12,424,416.02
2,3591,000.00
1,777,000.00

1,728,700, 000,00
2,994,100, 000,00

5,084,511,416.02
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FAIR VALUE

1,837,000, 00
521,000, 00
2,380, 000. 00
1,002, 000,00
1,304,000.00
2,290,000.00
6,708, 000.00
1,572,000, 00
850, 000,00
91, BET, 000. 00
8,533, 000,00
9%, 008, 000. 00
1,540,000, 00
1,441, 000,00
28,047, 000,00
1,103,000.00
2,507, 000.00
3,197, 000. 00
5,949,000.00
1,504,000, 00
1,562,000.00
1,128, 000,00
1,452,000, 00
1,408,000.00
1,348,000.00
61,587, 000.00
4,854,000, 00
3,290,000, 00
5,417,000.00
1,220, 000.00
1,444,000, 00
1l,208,000.00
12,424,416.02
2,391, 000.00
1,777,000, 00

1,728,700,000. 00
2,894,100,000.00

5,084,511,416.02



Total

Total

I of Items
Far WValue
Book value
Fair Value
Accrual

Book Value :

ALP

Book « ATP :

537

58,480,030, 350,
-32
57,546,444,456,

21,736,992,

57.51B,458, 201

57.518. 458,201 .
312,776,
57,518,770,977.

62

18
62

12
&6
a8
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